This concise and comprehensive treatment of the basic theory of algebraic Riccati equations describes the classical as well as the more advanced algorithms for their solution in a manner that is accessible to both practitioners and scholars. It is the first book in which nonsymmetric algebraic Riccati equations are treated in a clear and systematic way. Readers will find a detailed description of all classical and advanced algorithms for solving algebraic Riccati equations, along with their MATLAB ® codes. 
Introduction to Optimization and Semidifferential Calculus

M. C. Delfour
MOS-SIAM Series on
This primarily undergraduate textbook focuses on finite-dimensional optimization. It offers an original and well integrated treatment of semidifferential calculus and optimization, with an emphasis on the Hadamard subdifferential, introduced at the beginning of the 20th century and somewhat overlooked for many years. The book also includes complete definitions, theorems, and detailed proofs, along with commentaries that put the subject into historical perspective and numerous examples and exercises throughout each chapter. Originally published in 1988, this book deals with identification (in the sense of obtaining a model from data) of multi-input and multi-output linear systems, in particular systems in ARMAX and state space form. This edition includes an extensive new introduction that outlines central ideas and features of the subject matter, as well as developments since the book's original publication, such as subspace identification, data-driven local coordinates, and the results on post-model-selection estimators. 
Computational Matrix Analysis
Alan J. Laub
Using an approach that its author calls "matrix analysis for grown-ups," this new textbook introduces fundamental concepts of numerical linear algebra and their application to solving certain numerical problems arising in state-space control and systems theory. Written for advanced undergraduate and beginning graduate students, the book provides readers with a one-semester introduction to numerical linear algebra, an introduction to statistical condition estimation in book form for the first time, and an overview of certain computational problems in control and systems theory This classic title bridges physics and applied mathematics in a manner that is easily accessible to readers with an undergraduate-level background in these disciplines. Readers who are more familiar with mathematics than physics will discover the connection between various physical and mechanical disciplines and their related mathematical models. Readers who are more familiar with physics than mathematics will benefit from in-depth explanations of how PDEs work as effective mathematical tools to more clearly express and present the basic concepts of physics. This much-expanded second edition presents new applications and a substantial extension of the original object-oriented framework, making this popular and comprehensive book even easier to understand and use. It introduces the C and C++ programming languages and shows how to use them in the numerical solution of partial differential equations. Includes new material on 3-D nonlinear applications and image processing applications, cryptography applications, and new sections, many including additional algorithms. 
RUNDBRIEF READERS
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Be sure to enter code "BKGM12" to get special discount price. 
Essays in Linear Algebra
Gilbert Strang
Wellesley-Cambridge Press 11
This book brings together 27 classic articles by Gilbert Strang on linear algebra, computational science, applied mathematics, and calculus, each introduced by a new essay. The essays present historical background, the current state, and unsolved problems. The topics, each central in the teaching and use of mathematics, include: the four fundamental subspaces and perfect bases; an effective way to introduce the exponential ex; the finite element method and its accuracy; and wavelets and signal processing. 
From Vector Spaces to Function Spaces: Introduction to Functional Analysis with Applications
Yutaka Yamamoto
This treatment of analytical methods of applied mathematics starts with a review of the basics of vector spaces and brings the reader to an advanced discussion that includes the latest applications to systems and control theory. The text is designed to be accessible to those not familiar with the material and useful to working scientists, engineers, and mathematics students. The author provides the motivations of definitions and the ideas underlying proofs but does not sacrifice mathematical rigor. 
RUNDBRIEF READERS
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Be sure to enter code "BKGM12" to get special discount price.
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